ABSTRACT
. however, this solution is based on the assumption that all measurements are corrupted by white noise. When the measurement noise is singular (i.e., colored), the optimal solution cannot be applied since the filter gains are given in terms of the inverse of the noise intensity matrix. Hence, it is not surprising that a sizable body of literature has been devoted to the singular nmeasurement noise problem in both continuous and discrete time (2) (3) (4) (5) (6) (7) (8) (9) (10) (11) (12) (13) (14) . For an overview of stochastic observer theory, see (15 (16) (17) (18) and has been justified as an approach to robustness in (19) (20) (21) (22) .
In Section 3 of the paper, we consider the case in which the noisy and noise-free measurements are fed to the dynamic and static estimators, respectively. In Section 4, we note that feeding the noisy measurements to the static estimator results in an il l-posed problem, and we consider the general case in which the noise-free measurements are fed to both the static and dynamic estimators.
Optimality conditions now lead to the interesting disjointness condition O= -2IC (1.4) concerning the relationship between the static and dynamic estimators. The meaning of (1.4) for proposed singular estimation schemes will be explored in future papers. (3 .8) Yz is absent, delete (3.12) and set v1 = 0 (22) .
Deleting also the multiplicative noise terms yields the Main Theorem of (1).
Specializing Theorem 3.1 to the full-order case n = n reveals that the Lyapunov equation for 0is superfluous. In this case G= rFl and thus G = r = in without loss of generality.
Corol2larI._31. Assume 
ADDITIONAL ESTIMATOR PATHS
We now consider the more general estimator ie (t) = AeXe(t) + Bel1(t) + Ky2(t), = rQi-,
